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International Fixed Income Manager Returns   
(as of 9/30/11) 

Manager 
$ Assets 
(millions) Portfolio Index Alpha 

Alliance Bernstein L.P. $784 1 yr:   4.76% 

3 yr:   10.79% 

5 yr:    n/a 

1 yr:   4.40% 

3 yr:   8.30% 

5 yr:    n/a 

1 yr:   0.36% 

3 yr:   2.49% 

5 yr:    n/a 

Barings Asset Management $659 1 yr:   5.16% 

3 yr:   9.31% 

5 yr:   8.25% 

1 yr:   4.40% 

3 yr:   8.30% 

5 yr:   7.75% 

1 yr:   0.76% 

3 yr:   1.01% 

5 yr:   0.50% 

PIMCO $1,222 1 yr:   8.46% 

3 yr:   12.95% 

5 yr:     n/a 

1 yr:   4.40% 

3 yr:    8.30% 

5 yr:    n/a 

1 yr:  4.06% 

3 yr:  4.65% 

5 yr:    n/a 

Rogge Global Partners $944 1 yr:   4.05% 

3 yr:   9.24% 

5 yr:   8.20% 

1 yr:   4.40% 

3 yr:   8.30% 

5 yr:   7.75% 

1 yr: - 0.35% 

3 yr:  0.94% 

5 yr:  0.45% 

Total International Fixed  Income $3,609 1 yr:   5.82% 

3 yr:   10.85% 

5 yr:   8.91% 

1 yr:   4.40% 

3 yr:   8.30% 

5 yr:   7.75% 

1 yr:  1.42% 

3 yr:  2.55% 

5 yr:  1.16% 
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U.S. High Yield Manager Returns  
(as of 9/30/11) 

Manager 
$ Assets 

(millions) Portfolio Index Alpha 

Nomura $246 1 yr:   3.69% 

3 yr:   14.85% 

5 yr:    7.76% 

1 yr:   2.33% 

3 yr:   12.59% 

5 yr:    6.74% 

1 yr:   1.36% 

3 yr:   2.26% 

5 yr:   1.02% 

PIMCO   $15 1 yr:   1.70% 

3 yr:   11.29% 

5 yr:   5.91% 

1 yr:   2.33% 

3 yr:   12.59% 

5 yr:   6.74% 

1 yr: - 0.63% 

3 yr: - 1.30% 

5 yr: - 0.83% 

Columbia (High Yield)*  $176 1 yr:   2.53% 1 yr:   1.12% 

 

1 yr:   1.41% 

 

Logan Circle* $208 1 yr:   2.76% 1 yr:   1.12% 1 yr:   1.64% 

*3 and 5 year returns not available. 
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U.S. High Yield Managers No Longer Funded or Not Funded  
(as of 09/30/11) 

 

Manager 
Initial 

Funding 

Date 

$ Assets 

(millions) Portfolio Index Alpha 

Columbia (Leveraged Loan)* 11/01/09 $0 N/A N/A N/A 

Artio Global** 03/01/10 $1 Since Inception: - 24.23% Since Inception: 6.22% Since Inception: - 30.45% 

JPMorgan* 11/01/09 $0 N/A N/A N/A 

TCW*** N/A $0 N/A N/A N/A 

ING*** N/A $0 N/A N/A N/A 

Putnam*** N/A $0 N/A N/A N/A 

Total $1  N/A                  N/A 

 

                  N/A 

 

 

*  Manager no longer funded. 

**  Manager in the process of no longer being funded.  

*** Manager has not been funded as of 9/30/11 
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External Currency Overlay Manager Returns  

(as of 9/30/11)  

Manager 
$ Assets 

(millions) Portfolio 

Fully 

Hedged 

Index 

Unhedged 

Currency 

Return 

Pareto Investment Management 

Ltd. 

$4,100 1 yr:    -1.78% 

3 yr:    -1.09% 

5 yr:    -0.08% 

1 yr:   -0.62% 

3 yr:  -0.25% 

5 yr:   0.17% 

1 yr: 1.12% 

3 yr: 2.29% 

5 yr: 2.94% 

State Street Global Advisors $4,100 

 

1 yr:      0.45% 

3 yr:      0.70% 

5 yr:      0.93% 

1 yr:   -0.62% 

3 yr:   -0.25% 

5 yr:   0.17% 

1 yr: 1.12% 

3 yr: 2.29% 

5 yr: 2.94% 

Total External Currency 

Overlay  

$8,200 1 yr:    -0.66% 

3 yr:   -0.19% 

5 yr:    0.43% 

1 yr:   -0.62% 

3 yr:   -0.25% 

5 yr:   0.17% 

1 yr: 1.12% 

3 yr: 2.29% 

5 yr: 2.94% 


